4 B 10 SFHEMPEBIE R R T E S
2017 58 2 EEWRE

201746 A 30 H

HEEEN: BEESETHERMERAT
HEEFTEN: FEIHSEITROGERAT
WEXEHEHR: 201747 H 21 B



FRAE FOIE 10 EHAE 384 2017 4256 2 EE A

§1 EERR
S E AR EHE S REFRUEARR S 8B RICE =S IERRR B E KR,
FEXT AR ESPE L HERf AN e BEPE 2 AN 1) R A 54T
FEEAEE NP E TRRAT RO A RAFREAEESSFME, T 20174719 HEZ TA
G RIS iEbR . ERIAEHEMEFENE, RIEEZANBAEERRICE. 3P
B NS Ud) S
SN UE LSS H L B S i SR A RIS FH R 557, (A DRIESRE & — 2 2R

E

SIS ARE AR B0H AR, B0t 75 AE 458 Sl RL AT 4 [l 13
e SAINEE AV R
AR O 5 BOR R G B T
AIEE 2017 4 A 1 Hilg%E 6 A 30 Hik.

§2 H & RBEN

FE & TR HRAE FAIF 10 11 AR5

oy A 003814

S (YN LRI

&AFAMH 2016 4 12 4 5 H

55 S AR 4 0 A0 90, 628, 623. 12 {7
PN S ATk L ETI BN (A C s e A B i UK i = =Kl

#E Hir IR EEM AT, DUSEI AR T
B ROREE

ARG NP AIBEIE S, R,
FZ DRI B A 5 1 o BE il 256
JEIRERSR . BRAE X S5 R R LA, IR
PEAIE S TR, H R RIS . sl
PECL R FRRe It . A8 G I S5 L, IR A
MR ERTTHE, DMRIEX bR 5 A
RUEREE . N T SEIUE B BRER bR 4R B0 #ds H
B, AFEGHE T 05750 B AV T 34
YEPEH 80%, b BAIE 10 4E 3 E 45 HUs s F
I LEBIAMIE T A S JE I 8 56 4 F5 7 11 80%, B
SR HAE—F LN BUR 2 MK T 244
BEPE A 5%

95%X _EuE 10 4 B E {5 s a5 & +6% X #3147

WA
AL B EERIR GBUR)

AT G, R TIESR T  P EIR

PUEHEASE P b, ST M A B2 16 T

%2 U 3k12 ;0



FRAE FOIE 10 EHAE 384 2017 4256 2 EE A

PeRdk e, WERE, mTIitmiinite.

FEEHN B S E TR A TR A A
HEFE N [ R ERAT A A PR A 7]
BRAE FAE 10 SEAEG | AR EAE 10 4 E
Oy I G R L S TR R
NIE 23 4 134 TH) Fd A (R C
B ISR BT 003814 003815
W5 BAR T i 43 20 35 4 1) 4 AL 90, 623, 617. 29 43 5, 005. 83 15

§3 EEMFIerMEEHHERI

3.1 FEMESER

Bpr: ANRMt
B RE i=0 7N WER ( 20074E4 H1H — 201746 H30H )

£ > /ﬁ f_l“f (=}
BRAE AT 10 42391 ek A ﬁ*tﬁmiﬂléi
1. AW sk -3, 985, 524. 63 -140. 39
2. AIF]E -4, 068, 015. 72 -3.41
3. BT £4) 35 & 1y A BAF i -0. 0201 -0.0011
4. MRS E 1R 90, 230, 762. 54 4,953. 15
5. MARF S MHIHE 0. 9957 0. 9895

e 1 AP R S AR . BB HARURN CRE 2 e e shiioa)
TOBRA R PG AL AR DA D SE e il A 24 Se e AR sl -

2+ ERARESVSHEARAAEAERAA NG 5 B G RS I, 0. LSRRI, kel 2k
S, TE NSRS LRI R A EAR T A A BT

3.2 EeHERI

3.2.1 FREMESHBUHEN KR RIS RIS R e R i LR
R AR 10 SF 13 [E i1 5 A

[ EWK | FEEEE | LSRR | WSRO | -
B 0 | mmzo | mkaixe | axmrze | O7© | @70
RN
A -1.22% 0. 20% -1.18% 0.13% -0. 04% 0.07%
UL LIE 10 - IR H C
[ EEK | BEEEE | WSRO | R | -
B 20 | meze | mkaxe | axmeze | OO | @70
RN
A -1.25% 0. 20% -1. 18% 0. 13% =0.07% 0.07%




HRAE FAIE 10 SR GRS 2017 5565 2 M A

3.2.2 BESEFAERRE S RITHMEN KRR RIS FNLS RE A 8 R

AR B I HE
AZEIE G O B P T 6 5 i) S0 0 L B S T WA 2 4 1 b Al 3ons L I

1.22% A

0.81% -

0.41% -

0.00% -

-0.41% A

-0.81% A

-1.62% 4

-2.03% 4

-2.44% -

-2.84% 4

2016-12-05 -

2016-12-15

2017-071-2H ---mmmie-

F s I T T T [ S N A SR S

T I 0 = s | S

T | 2017-05-08 1 F-vmmmme e

— AR ML A TR DA R A e 2 L R

=
EN
=
¥
[\
=



HRAE FAIE 10 SR GRS 2017 5565 2 M A

CL L G 47 700 53 T Y ALK 2 55 I 0 I 55 L e e 25 6 1) D e #4on L ]
o oo T e
0.00% |
-0.35% {
-060% |-
-1.04% |

-1.38% 4

5017-08-13 1
2017-08-23 -

2017-05- 18 { f-beesnmemn e on o T

20170128

]
o
o
-
L]
=
o
&l

2018-12-05 1 —
2016-12-15

20
20
20
20
20

20
| 2017-03-15 -

[— cotae &y MR 1 1D M K
T A EFAMHIN 2016 4 12 A 5 H, BEEEERAER FESIAR S WIRAW —F, 1%
HEFFRME, AEGERESEREREND T NECH, SIS RN & 05 - iE L 2
K EREEFE: ARGHRE TR I BIAMR T 2 &5 1 80%, A EiE 10 4E 1
B FHREUR D F MK T AT S AR A B A T 16 80%, P4 ml B H7 H 76— 4 LA A MBUR 5 253 AV

FRE TR E R 5%.

Ct A 25 L T B o |

§4 BEAMRE

4.1 REZH (BHESZFPA) FHH

ARG |
wa | B i iﬁé B0
RO | BEOH

B0, 2008 45 2011 4F B AEH I
PRTN SRR IR A L S E bR
B | | 200648 | g | PHVPHCHIRAR DA P AL TAE

By [12A5H 2011 4F 11 F IS HAEE AT T IR
) A, EEMIETI LA, WA

S4B, H 2014410 H 8 Hid

=
=
¥
[\
=



BRAE AR 10 5200 E e diE £ 2017 58 2 TR

FHAEAR A RE 22 50 FRE iR BUIE S
RIS (LOF) . fRA(E G RE
HHHE IS (LOF) HEE4H, H
2014 £ 10 H 8 H#E 2016 4£ 4 H 25 H
HAT AR AR IR BRI e e &
30/70 FRBUEFF R BT SR &4, H
2015 4F 4 H 24 HRAAFRERF| R IE
e B A BNE SR ST R i 4 1,
H 2015 4F 5 7 6 HiMe FREER R
ERCERAINE R RS e 5H,
H 2015 4F 6 H 17 HiE TR EE A
MR 57 BUE S5 4% BE L e i - 0 1,
H 2016 4 8 7 5 Hil M FRmF R
EICE R AN R R RS e,
H 2016 4 12 A 5 HE e FHRE FiE
5 FEME R EOE R R S R &L,
H 2017 4 4 7 17 HEAAEHRE 67—
5 4 1T ] 57 3 6% BT BIR DT C 4 b 53 i £l e
TR H O AR A TR 5T 10 4F 1 [ 457 44
T JARR VT IE & fb e Fis BOIE 7 0 ik 4
R, H 2017 46 A 1 Higit
HRAEHRIIE 5 4F HAH 7 BURF (48 S0IE 57
WHRILGIELT, H 201746 A
16 HEFATREFIE 10 45177 BUT
RIBHOUEF R R SRS ZH, H
2017 4F 6 7 21 HEAATHRE
AAA 5 BB BOE R A i 00
HA M HEH . EEE: FE.,

e 1. SRARFTER HHATEAT H B3R R & & FA M H A FEH I EZ H .

2+ AEZF AL SCEMAT I GIEZRAL AL 5 B B AMED HIAORIE -
4.2 EEANREHNEESBIEENTEF LAY

ARG EIHNAEARRE A IET (e NRIVREREZRER) « Ch AN RITMEREZ %
WL o GEFRREGIEEEHINEG) AR (R4 IR 10 42551 i 4L
I B IR A A A A A SSE AR AUE, ARG WSE . BhRUR o) SR E BLA i
P 57, AR P2 U (6 A L, D93 S AR AR ORI 28, T RS s a A
MR AT . AReTodik. ST, ARERRHERTEH KRB AR S E FNZ5E.

4.3 AR HETHHA
4.3.1 ARG H BERRATER

ARG PR AR TP ERE S SR ) QEFHRRREEEEAR A FLSHERSEL)
o6 U1 k12 ;W



BRAE AR 10 5200 E e diE £ 2017 58 2 TR

HE T (ATZGHIBED M QPG PATHRIL) 55, IS TEEH R AP AT R,
PRAE AT R AT R — MR A .

AR RFA T, RIEGEHAME T M6, BT Ira SR A6 o b gt
FOCRE. [FIS, ERFRFSRE S, SESEM ., F7T 2 M AR AL S BN % DR
BRI AR GEIRAUIBE , PRAES 32 5 2 45 B A AL 35 B SR AN L o

FERZ G PITIAT, ARG EBNSTATR P G I, 428 “mRfte. trsiisdk. tdlnid
SRErn T RN, SRS RS H S A A TR SIATILE

FEFE AT, AREEHN W R A G EAT oM, IR AT PIATIE L)
Prifdts S35, AR GEBNGENS 2758 5y il B AT RIAR SV 55U A B AT 1 DLREAT R SPAN A
SEMIRIR AT, FRxd AL AT S 4

EREFNIR, AHGEBNAEAR G WINIEIAT T A28 5y il BRI AR S E -

m

4.3.2 REZHIT AT
ARG WIN, AT G AR K IUAFAE W] BT BN 21738 5 M 2 $ind& R 52 A 247 M o
AN, AREEENITARBA S NS S5 AT 5e i 7 H R R 58 5 S
/b (R B Gy B AZAIE SR 2 H RS ER 5% AR L

44 WEHAZESERRIENIZIEDHT

2017 S =L, HEMATAEM T M ER R ST, BRSSP AR. BT EBA
AN, BEE RS E O LT EE, PPT IRLLHO G, R TR 99 BN [019%,  CPT 4
FHIRALEAT . AT, JAT XS R PE R I R S s A, R E IR, EER TR R
PETRIRTIR T, AR R EORBU T 2 Wi sh k.

TEFEGFTI AN, BEMRR. WAL T AR T U R SR BORHES T, it
FFI R HKME AT N A RATEE AT TR ER RO s, € 7T, BRIl R B
T

FEZRE, AREGAEEHIAGESRTYTY, SEAGRER 1 EREE A0 XSRS AE .

JRE =, TERIKEREIPAA TN, RIBMIESINE I HE% R s iR, RRH
KPR LRI L, WORAT WS — 5 IR . B A ZGE 5T, M R B e 5 SR
FIAE, Ja S T3> RIE. B R F IR SE R R, s R 218 T AT, g T F4
ML R ok — e R PR . JEAKT T, SRR PPT AL R REIZ D Yk, CPT &4k 7)

807 0 3k12 ;0



BRAE AR 10 5200 E e diE £ 2017 58 2 TR

AR BEMITH, RATIE BRI AR A XE LA, T e S sh PR3 i _E 3R ab 57
W =FEOIF T RELERF X MR, AFER AL 2, D0 Re 2 QU e i BRI

ZEE, ARBE SR IR SRR TR RS I B RS R, R A AR

4.5 HEBIAZE KSR

BEMGEHIR, AEEE A FEESMHIFER 0.9957 7, A A G4 A E K 4%
N-1.22%, DGR AR 2 -1, 18%; MBI IR, AHS C LIS HEUHE N
0.9895 JC, ARl C AL M AIFEIE KA Iy-1. 25%, [FHIL ST EHEEI 2 R -1, 18%.

4.6 MEMAZRSFA ABEEEST = HETE U A
AN, ARG AL T A TR H 2 BT NEEE AN — 1A 2 5 1
{IER (N9 e TR AW D [

§5 HEAFME

5.1 MEPRESH=HSHFM

Fs i H e o) HEE R BRI (%)

1 G d - _

Hor: 2 - -

BB - _

[i] 78 AL 7 $5E 84, 633, 500. 00 93. 65

Hp, fiidz 84, 633, 500. 00 93. 65

B SCRRIESE - -

F B - -

BRI AR i 1R - -

SENIREE G Rl Bt P 3, 500, 000. 00 3. 87

b KW B SRR

e

RATHA B H &AM 261 1,120, 232. 83 1.24

HAth 555~ 1,121, 769. 73 1.24

&1t 90, 375, 502. 56 100. 00

5.2 MEPRBATWHRIBERRA S
5.2.1 REMRBATW D RHFABRERRAS
T AREEARRERARFT OB

=
p=i
¥
[\
p=i



BRAE AR 10 5200 E e diE £ 2017 58 2 TR

5.2.2 WERREATI R PBBEERER R A
T ARSI WIARR AT BB

5.3 MEHARIEA SOYME 2 & 5= 8 LB R/ EEFF VAT 42 B R BA 40
T RIS RARITA B

5.4 REAREFF R RNGFRIEAE

2= (25 ARHE GE) o7 3 & W E L] (%)

1| B 84, 633, 500. 00 93. 79

2 | PRATESE - -

3 | EhbhiF - -

Hrb: BORME SRR - -

b i 77 - -

A b R S R - -

Y A - -

A CRIAZ D) - _

[e Mk A7 5 - _

© |00 |3 |O |01 |

HoAhs - _

10 | &b 84, 633, 500. 00 93.79

5.5 REFARIE A FAME o H ST FE LA KN HEF BB 42 B 8L B A 4

R B E

=} == Wil %{f‘ N K 7N dy It
75 fiegr Y fiid 2R HE (5K ARME o) sl (%)

17 Bt 2

1 170010 f# 10

700, 000 69, 727, 000. 00 7. 27

17 Bt 2

2 170004 f# 04

100, 000 9,912, 000. 00 10. 98

3 019546 | 16 [Efii 18 50, 000 4,994, 500. 00 5.53

TE: RIS ARG LR 6ITF.

5.6 G HRIEA FOYME b 2 & F 7= §E HL BN EEFF BT 48 B SCRAESF BROR
BH 240

T ARBESAR G ARSI A 5™ SRR

5.7 REFIRIE A FOAME 5 ZE B - LB/ B RT 4 5t R B B A
T AREEAREPARFERER.

=
O
=
¥
[\
=




BRAE AR 10 5200 E e diE £ 2017 58 2 TR

5.8 WMEFARLA SOME 5 EE SR 7= 8 LK /N BT L2 BGIE S 3 B 41

T RS A INA RSB

5.9 EHRATESER I EFHRIL 5 H A

Ve ARG AR IR R A E G5

5.10 BEAAIRE HHE

5.10.1 AESEERTHLIEFRRT EEEPAFERBEERIIIRAE, RE
W& AT —E A ZB AT LTTEE.

5.10.2 AESAMEMRRFARE, HEARSFFERTNH2REEHE
&& FERE R FEREREZIMNIETL

5.10.3 FARBEF=HIRR

s A7 &% o)
1 17 H R IE 4 1, 145. 09
2 ST F537 K 502, 355. 62
3| RIUERA _
4| RICRE 617, 969. 62
5 | RO IEEK 299. 40
6 | FAh UK -
7 | FERERE A -
8 HAh -
9 it 1,121, 769. 73

5.10.4 REWIRFFH HIAL TR BT I AT B fm 2 4l
T AFEG ARG WIARARFFA AT Fe B w] #4557
5.10.5 REHIARAT+ 48 B I AL SIE 52 R 00 A i B
s AREGAMEWIRRIFFARE .
5.10.6 BFEAFREHRERRAB B
TS TINBI R, 270 TR 5 & T )R] BEARAE R 2%

§6 JTIAE MRS

B
WiH B FF 10 R | U L0 ST
TR C
i A A A A A 239, 623, 764. 07 341. 26
i A H0H 1A 1) 2 4 FR D 47 0 701. 42 5,179. 57
U3 - i 5 B0 i) 2 4 A S ] 40 149, 000, 848. 20 515. 00
et AR BE G 47 7 AR B A 8 (A Bk - -

2010 T 312 T



BRAE AR 10 5200 E e diE £ 2017 58 2 TR

DUV =I5

i B A AR 2 4 0 i 90, 623, 617. 29 5, 005. 83
VE: B RS R N, VB[R A A e 4 A
§7 ZEEHEANCHEBEEFREEBRRLESFNR
H: AEREMESEHANTARE W REHE A RSREARRESE.
§8 HHBRHEHE R RNIEMLEERFE
8.1 MEHAN R —KEERFERESOHLLBIER]FET 20% K155
# 5 BN A 22 S A 15 AR R LN
%
A LA 5 , -
|7 | S oo | el B T
Rlg | THEECD e e e VT e
5l [F]
Ml .
14 2017,/04/01-2017/06/30 | 200, 003, 000 0 149, 000, 000 51, 003, 000 56. 28%
2 12017/06/08-2017/06/30 | 39, 618, 660. 85 0 0 39, 618, 660. 85 | 43.72%
P2 AR R

BN ASE G, G A I e ARG R, R

D) SR MG RN, DHEE S ERA AR R 0w s, AR AR AR & IF0
HOR S IUHEAT SRR D W) B BOR TR TE AL

2) fEMIRIE LN, S A SR A e R S O B A A KB BIA T G, w] e T S0 e [A] 5 A
B B BT 5000 57T, AT A8 3 BUAS Ik G 25 R B HA L G B IR B RUN AN AR, HL A
BB N RBEER AL SN2

3) HFFAREEMAE LB RS M AR A N KRR SN, R 5k BRI R, e B
AR T BETC I L I JBE (0] B R A ) 2 2 <470 0

4) HFFA RS LR RS I R N KB IS G, J oA SORHBE IR <2 B 154 (HO3IE
77, AIREIERUETF AR BE), TR G AT R A B S . RN, ESUBE .y atia e/ B Ok i A o
KIS BB RITE R R AT — H 5, 2 RESE S M BUHE HIURIE )

5) B ARFA N TR (5 A0 BI04 B BiGE I AL AR 1 50%H, A &8 B KA %
TR NN A JE 4 < 3 AR L Y R ) B R e N PR o FE AR TR S AU A DB (] A A S B — R
WA NPT 3 G 0 08 B sl AR S 50%HIB LR, %3 S U A K Tl B4 H oo 2 3
B O R B A e N FRE R A RS o W SR BB A28 R I B e N R R Ly A S G d
e AU B BGE T AT AR 50%, %52 R B RS N R IR AT RERR LRI

8.2 HMBRERFNHMEZEFR
o

&
b=
B
)
b=




BRAE AR 10 5200 E e diE £ 2017 58 2 TR

§9 HANMHEFR

9.1 HAEMHFEZF

9. 1.1 HRAE 1IF 10 4R 011 G H0E 4 54 R 3 e FIE W 2 MG SO

9. 1.2 (4R4E LIl 10 401 R HIE &R A )

9. 1.3 (4L AT 10 4801 (8 HOE S 3L 3T 45)

9. 1.4 (HRAE R 10 31 E i Bk &8 1 B0

9.1.5 (ARAEIE SR FIAT IR A R TF AL Sl 45 )

9. 1.6 A4 Nk 55 VM LA FIE LR

9. 1.7 AFEEFLE N5 FRAHLEERIE AR

9. 1.8 ARG AN AT G N 2 BEAA F P ER 10 & A S
9.2 FFIHH A

BB B SO AR GBS SITE N2 . ARG RAEARE S BN K
LENMEFT, HARER. Ziil.

9.3 EFHFR
PR HE O R|ER, 5T LA G, w7EE B NS Bl SO Z ke e . A8
AT HEAR S, R HE LA EARSE I AM Y (www. yhfund. com. cn) £ .

RERSEHERMERAT
201747 H 21 H

=
%)
ﬂ
¥
%)
=



